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$g_{\eta}(\theta)$ ( $\eta$ )
$i.i.d$
$\theta_{0\prime}\theta_{1}, \ldots, \theta_{K}\sim g_{\eta}(\theta)$
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(2) $R$ 3 10
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: ( ) ( )
$yktj=\beta_{0}+\beta_{1t}X_{ktj}+b_{1kt}Z_{ktj}+\epsilon_{ktj}$
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$y_{ktJ}$ : $k$ $t$ $j$ $(k= 1, \cdots, K, t=AorC,\dot{I}=1, \ldots, n_{k})$
$\beta_{0}$ :
$\beta_{1t}$ :
$b_{1kt}$ : $(b_{1kt}\sim N(0, \sigma_{kt}^{2}))$
Xktj : $( X_{kAj}=1,X_{kC1}=-1)$
$Z_{kt}j$ :
$\in ktj$ : $(\epsilon_{kt}j\sim N(0, \sigma^{2}))$
$y_{ktj}\sim N(\beta_{0}+\beta_{1t}X_{ktj}, \sigma_{kt}^{2}+\sigma^{2})$




: (1:1:1:1) 1 (1:3:3:3) 2
( $\sigma^{2}$ ): $($ 1:1:1: $1)$ $1$ (0.5:
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( 3 ) Cochran
$GS$ 2 –
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Cochran $Q$ $PM$2 Gail-Simon
Bayman [8]






1: $\delta$ $\delta_{al1 }$




$\delta_{1},$ $\delta_{2},$ $\delta_{3}$ $\delta_{1},$ $\delta_{2},$ $\delta_{3}$





Cochran $Q$ $k$ $\delta_{k}$
: $\delta_{0}=\delta_{1}=\cdots=\delta_{K}$
:
$(N_{Ak},N_{Pk} k \hat{\sigma}_{Ak}^{2},\hat{\sigma}_{Pk}^{2} )$
$Q= \sum_{k=0}^{K}\frac{(\hat{\delta}_{k}-\hat{\delta})^{2}}{(\frac{1}{N_{Ak}}+\frac{1}{N_{Pk}})\hat{\sigma}_{k}^{2}}$
$\hat{\sigma}_{k}^{2}=\frac{(N_{Ak}-1)\hat{\sigma}_{Ak}^{2}+(N_{Pk}-1)\hat{\sigma}_{Pk}^{2}}{N_{Ak}+N_{Pk}-2}$
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